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$\{X_{t} :t=1,2, \cdots\}$ $b$ – ( ) $k$




















– $\{x_{i} :t=1,\underline{9}, \cdots\}$
$n$ $\{x_{n\} : t=1,2, \cdots\}$ $n$












$at=c_{1}a_{t-1}+c_{2}a_{t_{-2}}+\cdots+c_{p}a_{t-_{\mathrm{P}}}$ . (mod 2) (4)
{at} $\mathrm{M}$
$c_{p}=1$ $a_{1},$ $a_{2},$ $\cdots,$ $a_{p}$ $0$ $\mathrm{M}$
$T=2^{p}-1$ $n$ $T$ { $a_{nt}$ : $t=$
$1,2,$ $\cdots\}$ $T$ ( $n$ 2 (3)
$\mathrm{M}$ (3) $P$
$\mathrm{M}$ )
$\mathrm{M}$ $k$ (at, $a_{t+1},$ $\cdots$ , $a_{t+k-1}$ ) 1 $(t=1,2, \cdots, T)$

















$y_{t}’(0\leq t\leq k-1)$ $\mathrm{M}$ $\{a_{t}.\}$ $kl$ $\mathrm{G}.\mathrm{F}(2)$




$a_{t}$ $a_{1},$ $a_{2},$ $\cdots,$ $a_{p}$ –
















$\{_{X_{nt}’} : 1 \leq t\leq p, n\in N\}$
$\mathrm{M}$





$\mathrm{s}.\mathrm{t}$ . $\mathrm{e}_{i}\cdot \mathrm{z}\geq 1$ , $1\leq i\leq lm$
$\mathrm{N}\mathrm{P}$
$P$
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